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ABSTRAC 
 
This study was conducted to test the  Monday effect and weekend effect  on stock returns  in 
the Indonesia Stock Exchange. T he sampling meth od used is census method. The sample 
criteria stocks that consistently fall within the K OMP AS 100  Index  and are actively traded 
during th e study period January 2019 to Decem ber 2019. The a nalytical method used Paired 
Sample t-test showed   there is a Monday effect and weekend  effect, and test shows that there 
is no significant average difference on Monday to wekkend but there is a significant difference 
from weekend to M onday during the pe riod January- D ecem ber 2019 .  
 
Keykewords : Monday effect, weekend effect, Index Kompas 100.  
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